ERlhizER

ICBC (&) T4RbtAtH

TiRMizREEk (6 H10H-6 A 14 H)

ODEANZR | dAEETF | 0B ERE | OZ=ERH | OFEER

=5

2024 4 6 F| 17 H

2024 5 24 #1 RE STS M

SFER: Al ¥ E THAITR
WA BB (AT BAR “THEAT )
T, FAPTIAGEEH RN
FFAE, BN RALRRIEZ 245 &
B A A T, R RIS

L AT AR ER AT IP A RE R A
A ANAFI, FRALHRITLY,
T A RAEATAZL A 5y 5 5 R MRS

Xt FAEAT B 4% R 3R AZ AR TR T 1% AR,
(3 ARit R ) #94EFT 245 1 447
K, M BRI AL, AFHIR
BALA TEATHIA , RE B @A,
AEATHA Fr N AT AF AAEAT TS KB

m Bl RIS REARIIA. LH
ARAT R G SHATATAZAIAT Hy BEATIE R 49
A,

— ARFPICERFH LRI, -« « - =« « 0 v e e e e e e e 1

O AR E N EE AR 71151, BRTE R L 0. 06%; 4RAT I 37 AR i 05 BeRl A W AE 4
0.18%, EEMTF 7.2557; 1 FHiHH mBAT A AT 26 M, BJEHTF-2909.
&1 FHE X THART EREZE LM (NDF) £A7E £4T 160 AN 8, EREKCF 7. 0480,

ZLVMNRILERFHLERABEN - - - 0 o o o e e e e e e e e e e e e e e 2

9

£

)

+

N\

7u

_'.-

@& E THEBAE LK 0. 63%, T 105,550,
& BT E T E Tk 0.93%, EEKT 1.0700.
& £ T4 TERTE B 0.43%, EEKT 157, 37,
& T E TR A K 0.49%, AT 0. 6614,

CABRTFAERTGERME - - - - - e e e e e e e e e e 3

& T T R L ARATIE R 47 AR & (SHIBOR ) #0870 1 i =2 45 A1 & B U T 1. 73%Fn
1. 81%, 7 K Ly 4RAT 8] 6] b 47 4 F] 2 ( SHIBOR )Am 7 K [E W € A % 40 M F 1. 81%4m 1. 83%.

& — R 10 A E U R RRE T4T 2BP, ERERTF 2.29% S IR AR R 5 A
B FEAFF, ERKT 2.09%.

& — Ry MBEHBEARKAT 9O RBMEAEGR, UK 2F. 5F. 10 F50 50 FH /& E 6
REATRERAT VSR, LF. 345, THM 10 FHE RS EFTEFLITIHE. SF.7
A0 10 FHE B AT #Hl PATRAAKAT LA, 34, 55 10 £ E &,

. A&ﬁﬁ‘ﬁ]{ﬁ-ﬁ,‘%_}_}%ﬁ%ﬁ ........................... 6
& —FWyy: FRATREME R 63 7, MAEAEIT580.251070; EHEKHF 6 I, AHEIT
43.39 12 70; FHIER 67 X, MELIT 797.8 /L.

& QWY EMEAFREEEG LT, FPHEEROLGKRERHEG TIT.
L by A 11
& X EEFME LK, 10 4418 % B E Gk s 2 %A E T47 21, 3BP, AT 4. 221%.
& EEEFMS LK, 10 4F 4142 B 5 Uk 25 F 8 E T47 26. 0BP, BT 2. 360%.

Sy FABTFH LB, - -+ - - - - e e e e e 12

& EAMBBATE LR 1. 74%, ERKCT 2332.52 £ 0/%4.
& SEMAEETE LRk 1. 25%, EREWKTF 29,54 £ 5/47 .

® BAMBBRTE T 0.62%, LFRAWKT 957.75 £0/4%4.
@ EANBBATE T8 2.39%, EEUCTF 890.25 £0/%4.

CRETHERBIL - - - e e e e e e e 13

@ VTT 3 BB £ ) & AR B RT A Bk 3.97%, LREET 78,07 £T/4.
@ BRENT B3 81 8% = 7 - A0 AR 4 o JB) Bk 4. 03%, _EJENKT 82.67 £ 0/4.

CEARSBFH IR - - - - v e e e e e e e e e 13

@ LME3 F B4R M A4 BT B 8k 0. 25%, L JBKF 9772. 50 £ 50/,

CRESTHERBEG - - - - v e e e e e e e e e 14
© CBOT K 5 #4168 £ 11 &4 A 5 AR T Bk 0. 67%, ERIKT 1149. 00 £ 4/ X F.
CRREFTHERMBEG - - -+« 0 0 v e e e e e e e e e 14

O NYMEX R ARA MR E N A MAEB AT T8k 1. 74, ERKT 2.886 X0/ 77 AL



ICBC () LiRmhinH

— ARTLEmHLA#HR (6 11 H-6 14 H)

® ARMAMNCEIICSR: ARTHEMNM AL (6 A148)
7. 1151, BATEEAEL 0.06%. #& % EJREF 16: 30, 4R
TETHART LR A AL 0.18%, EA&KS
7.2380. FAk 7.2565, YT 7.2557, HEH 0.25%.

o ARWINCIEMTY: & E LA E 16:30, 1 FHEH =
BRI E TAT 26 M, BRI E-2855. mAK-2951, T
-2909, B A 3. 30%,

® NIRRT LARSZRE M (NDF) L3 1 FHIFI =T
ARG AAARE TH (NDF) & 87 H 4T 160 4N A,
LR B 7.0608, AL 7.0210, 17: 00 Y F 7. 0480, 3
W& 4 0. 56%.

% 1: BN AR FICEES)
. RATA  BEAR BEEK
mAf mES daEt L o

IR G
Hh ] 4y - - 7.1151 45 63 324
WATEWIZICH  7.2565 7.2380 7. 2557 131 117 1637
A A
1A AR -230 -253 -234 -3 -6 -26
2 4~ A HIR -474 -490 -483 -13 -16 -60
34~ H HIR 4 -753 -727 -14 -24 -92
6 4™ A HFR -739 ~1479 -1471 -24 -28 -223
1 R -2855 -2951 -2909 -26 -3 -494

BAEHIF: Refinitiv

£ 2: BRI ARTERETETH (NDF) ICERAEZ)
o o BAA BREER S5EAHN
mEf  REH RESN A A = ()

14~ A B3R 7.1354 7. 0865 7.1121 91 386 -1202



ICBC () LiRmhinH

2 ™A HR 7.1218 7. 0827 7. 1096 76 471 -978
3N AHR 7.1240 7. 0809 7.1064 122 574 -766
6 ™ A HiFR 7.1168 7.015 7.0922 108 807 -164

1 FHRR 7. 0608 7.0210 7. 0480 160 995 832

BAE KI5 . Refinitiv

.\ INTLEMI LA (6 B 10 H-6 A 14 B)

® XTI BATE L 0.63%, A &E 105805, &K
104. 257, Y&F 105. 550,

® Nt ETTRAE T 0.93%, R ZE 1.0852, &1k
1. 0666, Y& F 1. 0700,

® X T E TEHE LR 0.43%, b KB 158.25. &K
155. 71, d&F 157. 37,

® T ETEHE LR 0.49%, FEKEE 0.6704. H& K
0.6574, Y F 0.6614,

% 3: EFRSNCT EE R MILERS)

FERMICE W BETA (% BEAXK
EPIviE1 105. 550 0. 63% 0. 84%
Rk L/ 370 1. 0700 -0. 93% -1. 30%
%yu/Hu 157. 37 0. 43% 0. 04%
¥ SWE n 0.6614 0. 49% -0. 57%

BAEHKIE: Refinitiv

= ARMFIERmZ EEAHN (6 A1 H-6 B 14 H)
\ IR
® A MR L RAT Bl [/ L #53A 5 (Shibor) Fulfa & = ¥
AR BT 1. 73% 0 1. 81%, 7 K b 4R AT A ) L 45



ICBC () LiRmhinH

A% (Shibor) Fu 7 KB E £ F| 5 44 M F 1. 81% 4
1.83%, ®ATAF W E, LE= (6 411 H) #t173#
Bl #AE 20 200, #EGEH 404270, EA= (6 A 12
B ) #ATHEGHAE 204270, #EWEH 20 {2on; LA
W6 F 13 8 ) #ATH EGHAE 20 250, #E W EH 20
ft.ot; LR EHATHEMEE 204070, HE R 20 12
. A (6 17 H-6 A218) A% EEEH 801
oA B R E R (MLF) 2|3 2370 12 7T.

4. A\RMEMTHHFERET)
W F 2R (%) BEE®P) ®EHAK®BP)

R%# Shibor (ON) 1.73 1 -7

7 % Shibor (1W) 1.81 6 -4

3 A #A Shibor (3M) 1.94 -1 -2

R [E e e 0% (FRO01) 1.81 3 -7
7 REEERFZE (FROOT) 1.83 -2 -5

AR ARATIRI AN 5 ot

® Ly

o Hfrm, MaEF P MEEY. 1 FHERKERRAAT
4T 1BP, bR 1.59%; S5 FHEfr s = 5 7l A & F
ERERT 2. 05%; 10 4 M i 42 3 20T E AT 2BP, B
JE T 2. 29%,

o WURMAEM W, WaE N MNEEW. 1 FHE ki
BRI JE AT 3BP, BT 1.80%; 5 M E T 6k 4
5 R ARE T, EET 2. 09%; 10 48 E I fE Uk 2 &
BRI AT 3BP, EEUK T 2. 36%.



ICBC () LiRmhinH

2 5: HRAT A [E] 2 A 2= E i 2t 22 22 3

= it W W2 & (%) BT (BP) B _EA K (BP)
1 4E8 1. 59 -1 -5

3 4/ 1. 89 1 4

5 48 2.05 0 -3
7R 2.20 -1 -5
10 4E 3 2.29 2 -3

Bl k. LRRAT

K 6: AT HE 2 RBOR SR AR RS

BURHSRME (EFH a2 (%) ¢RI (BP) B A=K (BP)
1 4E8 1.80 3 -1
3 EH 1.98 1 -3
5 1A 2. 09 0 -3
7TEH 2.25 0 -4
10 ££31 2. 36 -3 -4

Bl k. LRIRAT

® R

® EHfrym, LB -MBEHEAT IV RMUEIER, UKS
10 FHIM R E fr; BB I B RAT 2 F 8 f0 50 4F
SN EL

o BURkMemG A E, LB —EFATRFEAITS F45010F
R B REATHEARRAT 2 F40 T FHE Bfr. LE =
REATHREEAT V5. 3440 10 £ 800 B4, # 0 7H
FRAAT 1 EHE B . EEWEEFATRIRLAT 3. 5 4.
740 10 FHIE BT, #EE IATHRARKAT 34, 544 10
43 B B A5

& A RE KT
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o MEHHTH, MuaF/ P MERH. #ZLEEL, N7 KHE
W & HEAUZ (Repo) K iF 3l i 2R v 09 WX 47 3 iy e B0 30 X A
-1BP % 1BP; DL 3 /M H L4 AT 8] [l Mk 47 #CF| & (Shibor )
7 3 3 3 25 B O35 3 o 4 K 20 X [E]-1BP E 1BP; LA 1 4F
R AR A F S sm Ak 2 FHIA R EH (Depo 2y)
KiE = R FF, BT 165%; DL 1 FH R AA R
K iFohm Ak 3 EHA E B (Depo 3y) MEFE S A
AR, ERRT 1. 77%.

R7: N\RTFEEH#EZ)
WERIZE (%) BEiA (BP) #®_EH (BP)

7 & Repo (ACT/365)

3 Hi 1. 86 0 1
6 H 1. 84 1 -1
9 A 1. 84 0 -1
1 3 1.83 0 -2
3 I 1.88 0 -3
4 41 1.95 0 -4
5 41 2.01 -1 -5
7 A 2. 09 -1 -5
10 41 2.17 -1 -5
3 A Shibor (ACT/360)

6 H 1.93 0 0
9 A 1.97 -1

1 3 1.96

2 1 1.95 0 -2
3 I 2. 00 1 -3
4 41 2.07 0 -4
5 41 2.13 -1 -6

1 2£ Depo (ACT/365)

2 1 1.65 0 0
3 I 1.77 0 0
4 41 1.80 0 0
5 41 1.80 0 0

Bk LRHRAT
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M. AEMERGEmH AR (6 A 11 H-6 8 14 H)
\ i’ &7/

o ENRITHREMEA I 633, AREIT 580.25 L7
IR YR 6 50, AAREIT 43. 391070, FHELE 67 X,
ARSIt 797. 80 L.

o LEAXZWM AWK REMEEHIRER T4T 0BP £ 10BP,

#8: —ZWHERRRTHER

RITMER  RATHR  RITHE

o A B R 55 ® () 25 FEIPE FHF LR
24 F|# SCP001 1.95 50D 1. 50 AA+ -
24 =5 SCP00S (BRI 1 Z24k) 1.76 59D 30. 00 AAA -
24 HiSE#% SCP004 1.77 60D 15. 00 AAA -
24 ] PR B SCP004 1.80 60D 12.00 AAA -
24 ) 17 SCPO12 1.79 72D 24. 00 AAA -
24 HE L FL T SCPO03 1.85 72D 5. 00 AAA -
24 ¥ R FE Y SCP001 1.89 75D 8. 00 AAA -
24 H A SCPO09 1. 80 79D 9. 00 AAA -
24 ML BT SCP003 2.05 86D 2. 00 AA+ -
24 YLIR] H, SCPOOT (BRI 224k ) 1. 80 87D 5. 00 AAA -
24 [E ZXHe¥R SCPO12 1.74 90D 50. 00 AAA -
24 HE L SCPOO1 1.70 90D 15. 00 AAA -
24 H it SCP006 1.80 90D 12. 00 AAA -
24 H i SCP005 1.80 90D 12. 00 AAA -
24 JrA¢ B SCP005 1.84 90D 10. 00 AAA -
24 AL SCP002 1.99 90D 6. 30 AA+ -
24 ZFAZ i@ SCP003 1.89 90D 5. 00 AA+ -
24 HRIE)E SCPO01 2. 00 91D 3. 00 AAA -
24 g1z B3¢ SCP002 1.80 105D 20. 00 AAA -
24 FH 75 F42 SCP002 1.95 150D 5. 00 AAA -
24 F5 M f=H SCPO30 1.87 177D 2. 00 AAA -
24 WS H K SCPO01 2. 08 180D 20. 00 AAA -
24 HIfHEM SCP002 1.76 180D 15. 00 AAA -
24 75 SCPO01 (BRI Z24k) 3.75 180D 15. 00 AAA -
24 X1 E % SCP002 2.08 180D 3.20 AA+ -



ICBC () LiRmhinH

24 HEE AL SCP002 1.80 186D 5. 00 AAA -
24 4 XEHL SCP00T (BHIZEHE) 2.08 195D 5. 00 AAA -
24 W22 JF & SCP003 2.13 210D 3. 00 AA+ -
24 VL7 3 SCP004 2.10 220D 5. 20 AA+ -
24 415 SCP004 2.15 220D 5. 00 AAA -
24 =% SCP003 1.77 240D 30. 00 AAA -
24 FKIT4E SCP003 1. 80 260D 10. 00 AAA -
24 H IR SCPO01 2.03 265D 10. 00 AA+ -
24 % H 77 SCP002 1.79 268D 15. 00 AAA -
24 YV REYE SCP002 2. 06 268D 15. 00 AAA -
24 IAR % SCP001 1.99 269D 10. 00 AA+ -
24 P E 75 SCP002 2. 14 269D 6. 00 AA+ -
24 MEFHEYR SCP003 2. 06 270D 15. 00 AAA -
24 % SCP005 2. 17 270D 12.00 AAA -
24 ¥ R [E ¥ SCP002 2.15 270D 10. 00 AAA -
24 H % F 1A SCP004 1.99 270D 10. 00 AAA -
24 1% 71 SCP006 1.95 270D 10. 00 AAA -
24 5 B =%} SCP003 4.00 270D 10. 00 AAA -
24 FEHE SCP003 (R A1) 224 ) 2. 10 270D 10. 00 AAA -
24 RHEHHNAZ SCPO05 2. 10 270D 6. 00 AAA -
24 87K SCP003 (B} 41 Z24) 2.23 270D 6. 00 AA+ -
24 W iE A 55 SCP002 1.97 270D 5. 00 AAA -
24 N H B SCP002 1.98 270D 5. 00 AAA -
24 REEHALZ SCPO06 2. 11 270D 5. 00 AAA -
24 [EZjF 55 SCP002 1.95 270D 5. 00 AAA -
24 I ML SCP004 1.82 270D 5. 00 AAA -
24 HWIERAE A SCP006 (B ZZ4) 2.23 270D 5. 00 AAA -
24 PH% SCP001 2.18 270D 5. 00 AA+ -
24 I 2R JiR4E SCP001 2. 10 270D 5. 00 AA+ -
24 E#A ST SCPO01 2.10 270D 5. 00 AA+ -
24 L BT SCP004 2. 20 270D 3.45 AA+ -
24 Rrp &k SCP009 2. 04 270D 3. 00 AA+ -
24 J T $E ¥ SCP002 2.29 270D 3. 00 AA+ -
24 5 SCP001 2.23 270D 3. 00 AA+ -
24 PLALIFL SCP003 2.19 270D 2. 90 AA -
24 ZRBHYE SCP005 6. 00 270D 2. 40 AA+ -
24 M4 SCPO01 2. 04 270D 2.30 AA+ -
24 YT 33 SCP001 2. 50 270D 2. 00 AA -
RITFZE  RITHR  RITHE \ \

i AR BE 55 @ ) Az FEBIPE FHFIPR
24 —JR M CPOOT 2.05 363D 10. 00 AAA -
24 Z BT CPO01 2.15 365D 10. 00 AA+ -



ICBC () LiRmhinH

24 JR 1l [E B CP001 2. 10 180D 10. 00 AA+ -

24 5K K ¥ CPO01 2.29 365D 6.57 AA -

24 K= CPOO1 2.31 365D 5. 00 AA -

24 SR CPOO01 2.18 365D 1.82 AA -

R k‘(T%*)'J$ kgﬁ i %‘éﬁ’;ﬁ T BT

24 17t Z #1557 MTNOO4 3. 14 2.00 15. 00 AAA -

24 FEEDHE MTNOO4 2. 60 2. 00 10. 00 AAA -
24 - 5HF MTN006 (BHA1 Z245%) 2. 60 2. 00 10. 00 AA+ AA+
24 A LD MTNOO T 2.23 2. 00 5.00 AAA AAA

24 “F- 22 fiL 5§ MTNOO6 2.37 2.00 5. 00 AAA -

24 #a¥ AE YR MTNOO2 2.30 3. 00 20. 00 AAA -
24 JEHEZK GNOO1 2.25 3. 00 20. 00 AAA AAA

24 FARFEFE MTNOO1A (BC) 2.26 3. 00 10. 00 AAA -

24 Ja[ 40 5 MTNOO9 2.39 3.00 10. 00 AAA -

24 L% MTNOO2 2.35 3.00 10. 00 AAA -

24 BpE & T MTNOO3 3.77 3. 00 10. 00 AAA -
24 VLBHHL R MTNOOS 2.58 3. 00 10. 00 AAA AAA

24 FEHLEE MINOOS 2.45 3.00 10. 00 AAA -

24 FrhEYE MTINO10B (R} Z24) 2.73 3.00 10. 00 AAA -

24 B5HE MTNO02 (2 R 2. 10 3.00 7.00 AAA -
24 FL T MINOOT (R 22 4%) 2. 40 3.00 7.00 AA+ AA+

24 YL P44k MTNOO1 2. 70 3.00 7.00 AA+ -

24 = JiR$E MTNOO2 2.43 3. 00 6. 00 AA -

24 KA7K S MTNOO1 2. 30 3.00 5. 40 AA -

24 75 B MTNOO 1 (R} 2245 3.70 3. 00 5. 00 AAA -
24 [EF4E 4] MTNOO3A 2.28 3. 00 5. 00 AAA AAA

24 L BEYE MINO10A (RH61 Z245) 2.24 3.00 5. 00 AAA -

24 YEJLEE#E MTNOOS 2.34 3. 00 5. 00 AA+ -

24 FEYIHLEE MTNOOL 2.57 3.00 5. 00 AA+ -

24 15174 REYE MTNOO4 2.27 3. 00 5. 00 AA+ -

24 W MTNOO3 2.27 3. 00 5. 00 AA+ -

24 % 5T MTNOO 1 2.35 3. 00 5. 00 AA -

24 €75 MTNOO3 3.21 3. 00 4. 00 AA+ -

24 3 # MTNOO 1 2.34 3.00 2. 00 AA -

24 1 [H H T MTNOO1 2. 47 5. 00 20. 00 AAA -

24 1345 % MTNO04 2.43 5. 00 20. 00 AAA -

24 F53% 38 MTNOOS 2. 34 5. 00 20. 00 AAA -

24 E RO MTNOOS 2. 70 5. 00 20. 00 AAA -

24 HERFEEE MTNOO1B (BC) 2. 40 5. 00 15. 00 AAA -

24 = FACHR MTNOO2 2.83 5. 00 15. 00 AAA -

24 Fi b I 4K MTNOOL 2.59 5. 00 15. 00 AA+ -
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24 F T AL MTNOO4 2.92 5. 00 13. 00 AA+ -
24 Eiﬁif‘@ MTNOO1 3.98 5. 00 10. 10 AA -
4 ET B MTNOO4 2. 36 5. 00 10. 00 AAA -
24 JEI 7 25 MTNOOS 2. 65 5.00 10. 00 AAA AAA
24 7= ¥% MTN0O7 3. 10 5. 00 10. 00 AAA -
24 FF M AZ3E MTNOO1 2. 47 5. 00 10. 00 AA+ -
24 M3 MTNOO 1 3.23 5. 00 10. 00 AA+ -
24 J3 R MTNOO L 2.28 5. 00 8. 00 AAA -
24 147 [ v 8 MTNOO 1 2. 46 5. 00 7.35 AA+ -
24 B KRR, MTNOO2 2.41 5. 00 6. 00 AA+ -
24 FE M I MTNOO3 2. 38 5. 00 5. 00 AAA -
24 T JE %77 MTNOO3 2. 89 5. 00 5. 00 AAA -
24 BEIAFT K MTNOO1 2.38 5.00 5. 00 AAA -
24 Je Ik K & MTNOO2 2.39 5. 00 5. 00 AAA -
24 JUBEHEEE MTNOO2 2. 70 5. 00 5. 00 AA+ -
24 FrIRFEEE MTNOO2 3.15 5. 00 5. 00 AA+ -
24 K 1L 78 MTNOO2 2.45 5. 00 5. 00 AA+ -
24 7R =R MTNOOL 2. 46 5. 00 4. 80 AA+ -
24 ZZ M E 4% MTNOO1 2.45 5. 00 2. 66 AAA -
24 1 BH /K #% MTNOO1 2. 69 5. 00 2. 59 AA -
24 3 R FE ¥ MTNOO3 3. 00 5. 00 2. 30 AA+ -
24 T 2 [H ¥ MTN002 2. 49 5. 00 2. 10 AA -
24 1B MTNOO4A 2.39 10. 00 100. 00 AAA AAA
24 173 MTNOO2 2.63 10. 00 30. 00 AAA AAA
24 [E F= 44 MTNOO3B 2.75 10. 00 10. 00 AAA AAA
24 A 5% MTNOO1 2. 74 10. 00 8. 00 AAA AAA
24 r‘? £ L MTNO04 2. 74 10. 00 7.50 AAA -
£ 753% MTNOOGA 2. 74 15. 00 15. 00 AAA AAA
24 ﬁﬁ AE Y MTNOO2 2.63 15. 00 10. 00 AAA AAA
24 £ 1=3% MTNOO6B 2.79 20. 00 15. 00 AAA AAA
24 1 MTNO04B 2. 60 30. 00 100. 00 AAA AAA

TE: =7 AURBE A AR B R A BT
BRI Wind

Pl

& KWy
® JEHIB Y AW, WAL RR T EAT. A RAEH BT R,
LA A Al 25 R B0RT B _E4T 7BP, ERERT 2. 00%; 6 A
F 8RR 35 S BURT AL BAT 3BP, ERERF 2. 04%; 1 4FHA R
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Frolk g & 5 A #F, BT 2. 13%,

 THIZETWE, WAFREH FT. MARTHEEF, 3
M o PO AE 2 BURT A AT SBP, EREKT 2.23%; 5 4R M
B PRI 2E S R B AT 3BP, BT 2. 41Y%,

® MFTE, WRaEER TAT. ARV frE, 3FH
AP G R B BT, EEURCT 2. 18%; 5 R A
i BCRTE R AT 1BP, _EREDRT 2. 32%; 10 M & A A
ZEHT B AT 4BP, _EJEWCTF 2. 57%,

I HhmFIEmg LA (6 A 10 H-6 B 14 H)
® — KW
® XEEMmMM& ik, 1048 % EEmKaERRa A TAT
21. 3BP, AT 4. 221%,
o MEEE MMM LK, 10 FHEEE K EFRAAE AT
26. 0BP, _EJEYCT 2. 360%,

£ 9: FEEFBUFRHFERES)
X EE MR W= (%)  BEiA (BP) W EHAXR (BP) #BEHEXR (BP)

2 4F 4. 704 -18.3 -16.8 45. 4
5 4F 4.238 —-22.5 -26.9 39.1
10 4 4.221 -21.3 -27.8 34.2
30 4F 4. 349 -20.6 -29.8 32.1
A B [ £
2 4F 2.1763 -32.1 -33.4 35.9
5 4 2. 373 -30.9 -33.4 42.5
10 4 2. 360 -26.0 -30. 4 33.6
30 2.512 —-21.4 =27.2 24.9

H¥E kiJE: Bloomberg

10
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& F| T
® X TflEHEMETAT, 105X nflREHERA A TAT
23.92BP, _EJEWKT 3.8140%,

£ 10: EMREHERT )
WAKZER (%) BE (BP) ®EAXK (BP) HBFFXR (BP)

2 4F 4. 5422 -21.83 -23.76 47. 65
10 & 3. 8140 -23.92 -31.51 34.00
30 3. 5782 —22.23 -32. 14 26. 21

HEKJH: Bloomberg

7~ meEmHLERASN (6 A10H-6 A 14 H)
AN AEE R Lk 1. 74%, EB & 2341, 50 £ 0/ % .
B 15 2286. 69 X u/4& ", T 2332.52 X n/4&H.
® HARMMABERTE LK 1.25%, bR E 30,25 £n/% 4.
B 28. 64 £0/4& 8, KT 29.54 £0/4& 4.
® HHAMAEETE T B 0.62%, FJE&E 978.30 £ 1/%4 .
B 16 941. 05 2 0/4 8], YT 957.75 X u/4& 4.,
® AEAMASERTE T ik 2. 39%, LB & & 931.25 £ 0/4&4.
B 16 875. 56 &0/ A, YT 890.25 X u/4&H,

®11: REBHHIZELMNEES)

v W AR % BEAR (B
B 2332. 52 1. 74% 0. 24%
B4R 29. 54 1. 25% -2. 75%
me 957.75 -0. 62% =7.70%
e 890. 25 -2.39% -2. 48%

BAEKPE: Refinitiv

11
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+. RamAn LEA#S (6 A10H-6 B 14 H)
® WTT Jigi 15t £ 11 & 40N E e A Lk 3. 97%, L& &
78.94 £ /M. &A% 74.94 EL/AE, KT 78.07 £/
.
® Brent Fl M E N &AM AETE Lk 4. 03%, LA &
B 83.39 50/, &A% 79.34 £0/8, KT 82.67T £

/ﬁ o
F12: FEHHHEESMHMEEZD)
ey o WA BETA (%) BEAKR (%
NYMEX WTI £HE4 78. 07 3. 97% 1. 56%
ICE Brent £/1&4 82.67 4.03% 1. 60%

BAE KI5 . Refinitiv

I\ ERERWIHLEA®R (6 510 H-6 A 14 H)
® LME3 A MR M4 4R BT B Bk 0. 25%, EJE & & 9946. 00 %
JU/ME. A& 9772.50 X In/v, WKTF 9772.50 X n/vh.
® IME3 F #I4BMASB0RT A T2k 2. 06%, A& & 2582. 00 ¥
T/ A 2523. 00 & T/, YT 2523. 00 % T/,

® 13: EAGETHEEMSFMEES)

i WAy BaiA (%) BEAXK (W
LME 3 A4 9772. 50 0. 25% -2.94%
IME 3 A48 2523. 00 -2. 06% 4. 97%

HE K : Bloomberg

. REmmig EE#S (6 H10H-6 B 14 H)
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ICBC () LiRmhinH

® CBOT AEHIHE &AM ATE T 0.67% LERS
1163.25 24/ XN E. &K 1141. 00 24/ W X F, KT
1149. 00 &4/ N F-.

® b ER”ERMAEFILT L.

R 14: R RmHEESMNEES)

i &Ry BEA (%) BEAKRK B
CBOT /hN& (£ 4 /TEE) 611.75 -2.39% -10. 00%
CBOT K& (E4/#RE) 1149. 00 -0. 67% -3.02%
CBOT E£XK (£4/HFE) 448. 50 -0.11% 0. 62%
ICE f4E (R4 /5%) 71.08 -3.75% -6. 66%
ICE BH (4 /8% 19. 35 2. 06% 5. 62%

BAE KI5 . Refinitiv

+. XARSmin LEES (6 B10H-6 A 14 H)
® NYMEX RARAM N E N & ANBERAE Tk 1. 74%, LA
B E 3. 159 XU/ B A EMEAL. &K 2. 862 XL/ AKX
AL, KT 2.886 XU/ B A RAEAL

R 15: RAB[WHEESMNHEES)
A A &Ny BaTA (% BEAXR (%)

NYMEX RS, 2. 886 ~1. 74% 11.82%

HYEHRIF: Refinitiv
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